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????????GMM??????
On the GMM Estimation of Stationary
Time Series
??????? ?
In the present paper, we propose GMM estimators of unknown
parameters of stationary time series in the frequency domain. We
derive the asymptotic properties of GMM estimators and GLR, LM,
and W test statistics. GMM estimators make it possible to analyze
the structures of time series in the di®erent frequency domains using
appropriate weight functions. Although they are ine±cient relative to
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2(¸)d¸ k; l = 1; 2; ¢ ¢ ¢ ; n (13)
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????????????? f(¸)?????? µ???????? f(µ; ¸)
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(µ1; µ2; ¢ ¢ ¢ ; µp)0 ??????? £ ½ Rp ??????????p 5 n ??
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ST (µ) = s
0
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sup jST (µ)¡ S0(µ)j p¡! 0 (20)
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T (µ^G;T ¡ µ0) d¡! N(0;§G) (27)
???????????????????§G ???? (28)???????
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?????? 66 ?? 1 ?
§G = D
¡1­D¡1 (28)
???§ ??????? §^ ????V^T ??? V^T = §^¡1 ???????
µ^G;T ;§G ? µ^¤G;T ;§
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§G = §¤G (30)
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2) ??????????? Whittle[1961], Hosoya[1974], Dunsmuir[1979], Hosoya and
Taniguchi[1982] ???????????????????????? Dahlhaus and




§M = =(µ0)¡1 (36)
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??????????ut ? I.I.D.????(2)??????? (39)????
??????????
E(u4t ) = 3¾
4 + ·4 <1 (39)






























4?. GLR, LM, W?????????????????
???????? µ?????????????? GLR, LM, W????
???????????? T!1???????????????????
???????
?? (41)????? µ ??????????????
Ho?h(µ0) = 0 (41)
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????????????(16)?????????? ST (µ)?????^VT = §^¡1
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